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Annual Statement for the year 2020of e Digital Advantage Insurance Company

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3 +4)
Amount

6
Percentage
of Column 5

Line 13

. Total Invested Assets,

. Long-Term Bonds (Schedule D, Part 1):

1.01
1.02
1.03
1.04

U.S. GOVEINMENLS.......cvvurruiiieeeseeseesseeseessseseisse e sssesssessesene
All Other GOVEMMENS.........c.vvuevmerrerierseiseeiseeieriesisssessssseenens
U.S. States, Territories and Possessions, etc., Guaranteed.............
U.S. Political Subdivisions of States, Territories and

P0sSesSioNns, GUAranteed..........ocuueeeecereeineeeineseesessesiesieeenne
U.S. Special Revenue and Special Assessment Obligations,

etC., NON-GUAranteed...........cuuuurereerecierinerneeirerressesieeesesenens

1.05

1.06
1.07
1.08

Industrial and MiISCEllANEOUS.............coeveevrcrireirereinirereeseieesineine
Hybrid Securities.............
Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........ccoevierierieririeriesieeisseseeseeeeesesssesseees
1.10 Unaffiliated Bank LOANS..........c.coevuevemeeriieeinciiiseineeseeseesecsnesines
1.11 Total Long-Term BONdS.........ccevveviveieieiisceeiesceeeese s

Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........ccoeererrrerinernernenirsinen.
2.03 Total Preferred StOCK.........ovmrnrieeneerrireseesseseesssesessesessssssseeesenes

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated)
3.02 Industrial and Miscellaneous Other (Unaffiliated) .........c.cccocrveernnnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............ccoucvernernirriiinnennn.
3.05 MULUI FUNGS.....coreriiirire et sssssssessessans
3.06 Unit INVESIMENE TIUSES......cvvvererrirrceneiseierineie e ssessssssesseneees
3.07 CloSEd-ENd FUNGS......c.overirirrireirineinsieessissessis s sseesssssssessenens
3.08 Total COMMON SLOCKS........evrrerrerrerrerieireeesseseisesssseeesesssseeesessessenens

Mortgage Loans Schedule B):

4.01 Farm MOMQagES......verererrermerreesresnssnsesesssssssssssssessssssesssssssssesssssnenns
4.02 Residential MOrgages......ccovwvrureeenrerenrrnseseireesssesseesssssssssessessesens
4.03 Commercial MOMGAGES. .......vvurererrnrerrenirnreseeessesessssessessssssesssssnenns
4.04 Mezzanine Real Estate LO@NS.........coccovveneerrenenreneineieeneiseeseeneens
4.05 Total Valuation AlIOWANCE..........c.verrerrerneenrereirnesnseseesesssessesessessssennes
4.06 Total MOMGage LO@NS........c.ovureienrerrirecineireeeeseieeessesesseesssessesessenenns
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaANY.........ccccovrrerrenrereinererseeneereeseeeneens
5.02 Properties Held for Production of INCOMe............ccoeueeveveiercrceirirnnns
5.03 Properties Held for Sale..........oovvrrinrnrirrieerereseensesese e
5.04 Total Real EState........ccovvererireireireiecrese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1)........cccoomnirnenercneseeeseseieeeneees
6.02 Cash Equivalents (Schedule E, Part 2)..........cccoovvenenninrneirninnenns
6.03 Short-Term Investments (Schedule DA)........cc.cocoveneneneeneereineen.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS......eoieiecereiicee ettt sttt
Derivatives (SChedule DB)..........ccvurumiriereereineineiseereeeseieeeesseiseesesseseseens

Other Invested Assets (Schedule BA)........coorrnrineneneneecnes

. Receivables for SECUTHIES. ...
. Securities Lending (Schedule DL, Part 1).........cccoonnnreneenenenenereeeneens
. Other Invested Assets (Page 2, Line 11)......coorenrineeneneeneereeneenereieeeneens

................. 0.0
................. 0.0
................. 0.0

................................................ 0.0
................................................ 0.0

............................ 0f.n.0.0

............ 34,228,271 |.

................. 104,569 | ...............0.2

................. 104,569
............ 34,228,271

43,396,035

43,396,035
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Annual Statement for the year 2020of e Digital Advantage Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes

6.2 Totals, Part 3, COIUMN 13........oiiiiiirr bbb
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt

7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes

8.2 Totals, Part 3, COIUMN O........couiiiiiiieciie bbb bbb bbb
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8).........cceriiieriiririieisiieie ettt ss st
10.  Deduct total NONAAMItEE @MOUNTS............cvuiiiiir bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemiriresseriseesisesssessssessssessess s sssse s est st st bbb

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14)........coviveiieeeieieieiese ettt st be s snsnn
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Annual Statement for the year 2020 ofthe Digital Advantage Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0

4. Accrual of discount

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i 0

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt
9.2 Totals, Part 3, COIUMN T4 ...ttt 0

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes
10.2 T0talS, Part 3, COIUMN 1.ttt bbb bbb bbb 0

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10)........cccciuiuiuiiriiieiiiiese ettt nans 0

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE YEAT........vvueurerererrieeereisresssessesessssssssessesssssssssessssssessessess s s st ens e ssesses st e sessess s s e st ess st sessessanssessssnssnssassnsnnssns 5,428,712

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........oveieeeeetee ettt sttt sttt bbbt s s bt n s senae 3,739,881

ACCTUAL O QISCOUNL........vuviticictce ettt bbbt bbb e s bbbt b bbb e b A s et st b bbb s bbb s e b bbb s bbb bbb s bbb ns st

own

Unrealized valuation increase (decrease):

A1 PaA T, COIUMN 2.ttt bbb bbb s bbb bbbt b bbb e s

4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbb bbbt a bbb s e ns e

4.3 Part2, SECtion 2, COUMN 13.......c.iieiiiiieieie ettt bbb et b b s st s

A4 Partd, COIUMN 1ottt bbbt a e bbbt a bbb s bbbt se st 0

Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19.........iuiuriireireie ettt es st f s8R R s E bbbt

Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt bbb

Deduct @amMOrtiZAtION Of PIEMIUM........c.u ittt es st es et e b s b E b5 E 28 Es eS8 s RS E eS8 £ £ AR b bbbt nbes 105,399

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15
8.2 Part2, SECON 1, COIUMN 19.......c.iiiiiieceiee ettt bbb bbb et
8.3 Part2, SECON 2, COIUMN 16..........coiviieieicieie ettt bbb bbbt b s b st e
8.4 Partd, COIUMN 5.ttt b bbb s bbb s bbbttt 0

9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbb
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeceeeeeteeeee ettt ettt a et s st s st s st et essae s s st etenssaesesnsasensstesnsnans
9.4 Partd, COIUMN 13 ...ttt bbb 0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, Line 2

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-910)........ccccuuiriiiiieicieiese ettt sans 9,063,194

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiuiuiieiireicie ettt ettt bbb bbb bbb bbb et 9,063,194

Si03



Annual Statement for the year 2020of e Digital Advantage Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..9,063,195 9,182,713 .8,640,000
Governments (Including all obligations 2. CANAUA........cveeieieiceicieens | et | et ssretens | ebeesebesetes st s e seresinaes | srebeseret st et es ettt naebene
guaranteed by governments) 3. Other Countries
4. Totals............... ..9,063,195 9,182,713 .8,640,000
U.S. States, Territories and Possessions
(Direct and guaranteed) D, TOAIS ...ttt | et esesiessnenes | eresssssesssssessssesesssssessnseress | evessesesesesssssesssssessnsesessnies | ereressnesssessesessssesasissesassssena
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOMAIS.....cviicveeiieiiieiieceeis | erieeieeseeses s esserssenss | ererssissesssssesessesesssssesssseress | esessesssesesssssesssssessssesessnies | eresesssiesssessesesssessssssesassssenes

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments

and Their Political Subdivisions 7o TOIS. oo | e | | cressse s | srrenie s
Industrial and Miscellaneous, 8. UNIEA SEAES.....cocvivciciciies [ | ceveeiessssese s sesses e sssssssens | ctessesississesse s st st sessensens | sressesassss st es st naes
SVO Identified Funds, Unaffiliated Bank Loans 0. CANAUA. ..ot | e | e | e | et
and Hybrid Securities (Unaffiliated) 10. Other COUNTIES....cuvererrrarires | ceresressesirssessessssssssssesssssnes | srresssssssssessssssssssssssssnssessansss | seessssssesssssssssessssssnssessenssnsns | ossssesessasssnsssssasssnsssssessssesees
11, TOtalS. e | nneressscessiesseessnne e (0 PR (O PR (O PR 0
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviviieieieieciessieieeiens | s sssiesesssssssssens | crsstesesissessessssssssssseesssssntens | sbosssssessesssssstessessssssssssessseans
13. Total Bonds.... 9,182,713
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada....
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...

COMMON STOCKS 20. UNItEd SEALES.....oouvvrrrvercriries | rererieeiieeriseeisesiesesssniee | covseesssssssessisessssessssssennss | sseessssessssesssesssssssssssssessons

Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ceeveeeeeririeienies | ettt | erseeest et entensens | sreestese sttt enes
22, Other COUMTIES........oviiiiiiis [ corniriiisiissiiesiissiissiiniinies | corienississsisssesssessnssssssssssnens | resssesssesssssssssssssssssssenssensses

23, TotalS. ..o | i [0 PN 0 [ o 0

Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StOCKS.....ees | v [0 PN 0 [ oo 0

26. Total StOCKS.....ocmmermersernsenns | oo 0 [ o 0 [ o 0

27. Total Bonds and Stocks...... | ..ccccovverriennnns 9,063,195 | ..cooevvrerene 9,301,162 | oocvveeeeeeines 9,182,713
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Annual Statement for the year 2020 of the  Digjital Advantage Insurance Company

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2020 of the  Digjital Advantage Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

Totals

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3

NAIC 4.
NAIC 5.
NAIC 6.

Totals
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Annual Statement for the year 2020 of the  Digjital Advantage Insurance Company

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8

Column7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Total Bonds Current Year
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC6...

Totals.....
Line 11.7asa % of Col. 7.........

Total Bonds Prior Year
NAIC 1
NAIC 2...
NAIC 3...
NAIC 4...
NAIC 5
NAIC 6

............... 5,428,712

Totals.....cocoiverniinininen,
Line 12.7 as a % of Col. 9.

Total Publicly Traded Bonds

NAIC 2
NAIC 3...

Totals
Line 13.7as a % of Col. 7..... o
Line 13.7 as a % of Line 11.7, Col. 7, Section 11.......................

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7..... |
Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......................

......................... 0.0

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
.0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

Includes $.. 0 current year of bonds with Z designations and $.
Includes §.......... 0 current year of bonds with 5GI designations, §..........

..0; NAIC2§.....

0 prior year of bonds with 5G| designations and §.......... 0 current year, §..........
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $ 0; NAIC3S..... ;

NAIC4S.......... ;

NAIC5S......... ;

NAICBS.......... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
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Annual Statement for the year 2020 of the  Digjital Advantage Insurance Company

SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

1.02

Residential Mortgage-
Commercial Mortgage-Backed Securities

acked Securities...

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 IsSUEr OblIgatioNS..........ccveivrieirieririeeniesseeeeesiseessesssssesesses [ ereeennnnesenssesnnnnens | arereneneeen 3,003,195 [ it [ | ecvveisieneieinnneisinnes | vevereeee XXX e | vree0000.9,063,195 | 010000 | e 5428712 | ...coccevev. 1000 | 9,063,195

3.05

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

5.01
5.02
5.03

Non-Guaranteed
Issuer Obligations

U.S. Special Revenue & Special Assessment Obligations, etc.,

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

Totals

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..

801

8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued

Parent, Subsidiaries and Affiliates
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9....ovveiiiisie e

Total Publicly Traded Bonds
ISSUET OBlIGAtIONS........cvecvirieciieeiieie s
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccoeriieiriceeiie s
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccoceveievnnnn.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col.

, Section 1
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents
1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YT .........ovurerirrirreereireire st ssesesee e ssessesssessesssssssssessessesssessessesss | sressessessasssssessessassssssessessessnssessassassane 23,593,049 | ..o | et 23,593,049 | ..o
2. Cost of cash equivalents acquired 24,372,891 24,372,891
3. ACCTUAL OF BISCOUNL......ouoveiiiieiii bbbt | Eebneb bbb bbb 0 [ | e bbb | Sh e bbb
4. Unrealized valuation iNCIEASE (ABCTEASE)...........ceriireriiireiesiiese ettt ettt e s st s st e b s s bbb s b bessssesesssaebesanseses | saesesssssesessssesessssese b s s b et et se bbb st et s s st bbb s e seee 0 | ettt netes | sebebeeset et ettt s et b Rt s et b s st s s tesasebebense | Sbesaebetseae b st ettt b A s et bR bbbt s bt n e tes
5. Total gain (I0SS) ON GISPOSAIS.........eurerrereirrireireisseeeiseee e sess e sseesssess e st se e ss st st s s s et e s s et ssessensanssees | eesistssssessestansessessens et sesessen s e s e ssessen e sses st st 0 [ ettt st antes | eebetaesest st et b bbbt a s et et s et ee b s s s tenes | eesesiesss st ettt bbb a ettt s st n st s s ansaes
6. Deduct consideration reCeIVed ON QISPOSAIS...........cceiuiviuieiieeieisiieieie ettt bbbt s s bes s s bans | saessesssssssesses s s st e s st esse s bt es s sses b eneas A3,73T,888 | ettt esestetens | evieetesese ettt ettt en st raes 13,737,868 | ..ottt
7. Deduct amortization Of PIEMIUM..........cc.ccuiiueieiiiriieieeis ettt b bbb bbbt b e s s st sssenss | 4bsebsnsassessesaebes s st s et bbb s bbbttt 0 [ ettt entes | Sebetse bt st e bt e bbb R R Rt s st n s s bent | Hesstesietent ettt e Rttt bbbt en
8. Total foreign exchange change in book/adjusted CarTYING VAIUE............c.c.cviviueveiiieieiecie ettt saebesssees | etssssesesssses st ss s e s s s s s s b as s b s ss s b st es s s s b sans 0 | ettt bntes | seaebees et s ettt s et b e e s e s b s s b s s et s s etebenne | Sbesaebeseseae s s et e s s At b A s et bbb bt st b n e aees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cuvuireiuriirieieirtree e seie | sesesessssess e see s st 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccevirrireiieriiieiieiisisieeissieesssienes | vt nan 34,228,272 | oo 0 [ oo 34,228,272 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........c.eiuiiiiiii s | bbb 0 ittt | et | £ EE L
12. Statement value at end of current period (Line 10 MINUS LINE 11).....viciiiiiriiieiiieisiisieesiseissssestessseaesssssesesssassssssesesssens | sssesssissesessssessssssssesssesessssesessssesesssens 34,228,272 | oo 0 | o 34,228,272 | oo 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............cccccovvrereinnnns
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
9} Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 5K 2 |UNITED STATES TREASURY SENIORGOVTBND..........cccoocosmiieimiieainicanas ‘ ....... | .. ‘ ............ ‘ TA i | 9,182,713 |...107.652 | .............. 9,301,162 | ....ccccooe.e. 8,640,000 | ............ 9,063,195 | ...ovovovviiecriciinnns | e (105,399) | oo | o | e 2.875 |...... 1.104 |AO...... | et 42,544 | ... 199,036 | 08/13/2020. | 10/31/2023.
0199999. U.S. Government - Issuer Obligation 9,182,713 XXX s 9,301,162 | ...cccoouve. 8,640,000 | ............. 9,063,195 | ..oooiiiiniicnniana 0] (105,399) 0 0 XXX XXX XXX | s 42,544 | ....... 199,036 XXX XXX
0599999.  Total - U.S. GOVEIMMENL. ........rveuuiieiiiiesisiessiessiss s | conssenaes 9,182,713 XXX | e 9,301,162 | ....ccccoo..e. 8,640,000 | ............. 9,063,195 | ...cooovvviniiiannnn) 0] e (105,399) 0 0 XXX XXX XXX | s 42,544 | ... 199,036 XXX XXX
Totals
7699999.  Total - ISSUET OBGAtIONS. .......vererreiiierisiersssi et sttt entennnnses | arsssassanes 9,182,713 XXX | s 9,301,162 | ..ocvvvvenns 8,640,000 | ............ 9,063,195 | ..o 0 [ (105,399) 0 0 XXX XXX XXX | e 42544 | ... 199,036 XXX XXX
8399999. Grand Total - Bonds 9,182,713 XXX | e 9,301,162 | ....ccceoe.e. 8,640,000 | ............. 9,063,195 | ...ooovvirri 0. (105,399) 0 0 XXX XXX XXX | s 42,544 | ... 199,036 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

.9,063,195

o o o o o
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Sch.D-Pt.2-Sn. 1
NONE

Sch.D-Pt.2-Sn. 2
NONE

E11, E12
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828 5K 2 |UNITED STATES TREASURY SENIORGOVTBND e | ................ | 08/13/2020........ VariOUS. ... ....3,739,881 3,434,000 13,415
0599999. Total - Bonds - U.S. Government ....3,739,881 3,434,000 13,415
8399997. Total - Bonds - Part 3, ....3,739,881 3,434,000 13,415
8399999. Total - Bonds..... ....3,739,881 .. 3,434,000 13,415
9999999. Total - Bonds, Preferred and Common Stocks ....3,739,881 XXX e 13,415
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Sch. D - Pt. 4
NONE

Sch.D -Pt. 5
NONE

Sch.D -Pt. 6 -Sn. 1
NONE

Sch.D -Pt. 6 -Sn. 2
NONE

Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch.DB -Pt.B-Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E14, E15, E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
State Street Bank And Trust Co Box 5607, Boston MA 02206-5607 106,633 | XXX
JPMorgan Chase Bank, N.A Columbus, OH 43218-2051 590 | XXX
US Bank PO Box 1950, St. Paul, MN 55101 . (2,653) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 104,569 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 104,569 | XXX
0599999, Total Cash XXX | XXX 0 0 104,569 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 19,361 | 4. April (3,749) | 7. July. 26,540 | 10. October. 316

2. February 16,224 | 5. May 2,290,529 |8. August. 45,053 | 11. November. 106,703

3. March (585) | 6. June 36,410 | 9. September. 590 |12. December. 104,569

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
BRTYGJ 24 6 |US BANK MONEY MARKET IT € 2 STIF FUND.........tvuuiuuerurerireeseesiesssesssesssesssseessesss s et 12/02/2020 15,094 53
8599999. Total - Exempt Money Market Mutual Funds as Identified Dy the SVO.............cc bbb bbb bbb 15,004 0 53
All Other Money Market Mutual Funds
31846V 20 3 | FIRST AMERICAN FUNDS CL INST G...ouiiuuiuueiueesseesaeesseessessseessessssssssessessses s s ssses a1 s8££ 1818488 R bbbt SE4ieER iR e bt s b ekt b b senntns | cisensnsisensiens 12/31/2020 14,237,191 3453
31846V 56 7 |FIRST AMERICAN TREASURY OBLIG FUND STIFF...ooccrseriomrcemersnnsmesensenssesssssssssenssnscssssssssssessnnses 12/23/2020 19.972314 | oo 102,118
31607A 70 3 |FIDELITY INVTS INSTL TR FIMMGOVERNMENTCL. 12/01/2020 3672 2%
8699999. Total - All Other Money Market Mutual Funds. 34,213,177 0 105,597
8899999. Total - Cash Equivalents 34,228,271 0 105,650
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B e 1C e 0 D 0
1E . .0 1F ... 1G .. .0
2A . 0 2B 2C .. 0
3A . .0 3B .. 3C .. .0
4A . .0 4B .. 4C .. .0
5A . ] 5B .. 5C .. .0
B e 0

8¢3
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States, Etc.

Type of
Deposit

Purpose of Deposit

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits

3 4 5 6
Book/Adjusting Book/Adjusting
Carrying Value Fair Value Carrying Value Fair Value

1o AIBDAMAL e AL s | et | eriene et | ettt | eeteese s | ereenes
2. Alaska....
3. Arizona... .
4. Arkansas........coccrevieiiinennns AR | ..... B.... | State Deposit - For the Security of Policy HOIAErS............c.coceirioiniiniceeceeieis | e 173,082 | oo 177,626 | ..o | e
5. California.........cocvvernrrerinnnnnd CA|..
6. Colorado CO|..
7. CoNNECtiCUL.........oeurverrerriirirs L0 N O OO OO OO OPOOPOPl ST OOOTOOPOUOPPORPPUSTUPON EVOSTORPPORPSOOTSTOSTOPPPURPTON EUPSPUTSTOISTORPPURPPORPPOOTRTORY INPPOON
8. Delaware
9. District of Columbia .
10, FIOMAA. v dFL | et | et | ehbeb et | esbte ettt | enien st | areenes
11, Georgia........ccoueveervrverrernnnne. GA | ... B... | State Deposit - For the Security of Policy HOIAETS............c.cveeiverirerincriririniiiens | oo 86,016 88,275
12, HAWA .o HE s | o | st
13, 18RO D [ i e | ettt et | crbetes ettt | ettt | s
14.
15.
16, 1OWAL e B | i | bbbt | etbiees bbbt | eebiees ettt | fhiesstee s entenes | eeenas
17.  Kansas
18.  Kentucky....
19, Louisiana.........ccovvviiveineniinens LA | i | et e | esb ittt | e | s | s
20.
22.  Massachusetts...............co.c........MA | ......B.... | State Deposit - For the Security of Policy HOIAETS............cccrrurereeernreineriineiierines | verineinenienes 115,388 | .ovvvericris 118,418 | oo [ s
23.  Michigan....
24, Minnesota..
25, MISSISSIPPL.....vvuvererrvrinrrieieene M8 [ i | s | e | G | e | e
26.  Missouri.
27.  Montana .
28, NEDIASKA. ..o dNE s | et | erites st ents | deeneeni et nes | eebeesene sttt | eriaees
29.  Nevada.
30.  New Hampshire.
31, New Jersey....
32.  New Mexic 692,327 ..710,505
33.  New York
34, North Carolina... 115,388 118,418
35.  North Dakota.
36.
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania. .
40.  Rhode Island ..4,912,176
41.  South Carolina.
42.  South Dakota
43.  Tennessee.
44,
45,
46.
47.  Virginia... . 576,939 | .. 592,088
48, Washington...........c.ooceeeenernns 1,101,430 | oo 1,130,350 [ .oooevreererrerierierieees | e
49.  West Virginia..
50.  Wisconsin
51 WYOMING. ool WY [ i [ bbbt | eeeiieni et naiae | srbensb s | st | s
52.  American Samoa
53.
B4, PUBHO RICO.....oourerrierrierieener PR i [ oottt | restensssess s s st st | seesess st ees s | sereest e | eeeenas
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada........cccoeevvrrerierceecr e CAN [ i [ e etes | eresee et enis | drnies et enes | cebeesens et | eriees
58.  Aggregate Alien and Other XXX XXX 0 0 [
59.  Total XXX XXX 7,847,856 0 ...
DETAILS OF WRITE-INS
BBOT. ittt enssnenes | creeterens | st SRRt | eeet st as st nnte | seesees ettt | sereeet et | s
5802.
5803. ..
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (0 (V1 I 0 |
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVE).......cvvvreriririrarininns XXX XXX 0 | (U [\

E29
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